for the month of October 2003

DATE LINE # SECURITY DESCRIPTION
10/1 57635 CP Sigma Finance

Yld: 1.12% Purc: 9/30/03
10/1 57636 CP Bunge Asset

Yid: 1.12% Purc: 9/30/03
10/2 57575 CP Bavaria Universal

Yld: 1.09% Purc: 9/04/03
10/2 57625 CP Bunge Asset

Yid: 1.12% Purc: 9/26/03
10/3 56775 FHLMC

Yld: 3.5% Purc: 10/3/02
10/3 57644 CP Bavaria GLB

Yid: 1.12% Due: 1/6/04
10/6 57436 CP White Pine

Yld: 1.05% Purc: 7/08/03
10/6 57600 CP Triple A1 Funding

Yld: 1.06% Purc: 7/15/03
10/6 57163 FHLMC

Yld: 2.50% Due: 3/28/06
10/6 57650 FHLB

Yld: 2.50% Due: 3/24/06
10/7 57400 CP White Pine

Yld: 1.05% Purc: 6/27/03
10/7 57437 CP White Pine

Yld: 1.05% Purc: 6/08/03
10/8 57653 CP White Pine

Yld: 1.13% Due: 3/31/04
10/8 57655 CP Concord Minute A

Yid: 1.11% Due: 2/6/04
10/8 57654 CP Concord Minute A

Yld: 1.11% Due: 2/6/04
10/9 57545 CP Sydney Capital

Yld: 1.07% Purc: 8/22/03

POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)

SALES

PURCHASE MATURITIES GAIN/LOSS COMMENTS
10,000,000 Maturity
50,000,000 Maturity
25,000,000 Maturity
25,000,000 Maturity
50,000,000 Call

25,000,000 Purchase
15,000,000 Maturity
50,000,000 Maturity
30,000,000 Sell

87,932

30,000,000 Purchase
13,491,000 Maturity
35,000,000 Maturity

14,193,000 Purchase

25,000,000 Purchase

25,189,000 Purchase
42,813,000 Maturity



POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)
for the month of October 2003

DATE LINE # SECURITY DESCRIPTION
10/9 57658 CP Sigma Finance

Yid: 1.10% Due: 2/2/04
10/10 57589 CP Giro Balanced

Yld: 1.06% Purc: 9/10/03
10/10 57661 CP Lexington Parker

Yid: 1.12% Due: 3/5/04
10/14 57522 NCD Wells Fargo

Yld: 1.05% Purc: 8/18/03
10/14 57664 CP Moat Funding

Yid: 1.11% Due: 4/08/04
10/14 57665 FHLB

Yld: 2.00% Purc: 10/14/05
10/16 57441 CP Golden Funding

Yld: 1.06% Purc: 7/08/03
10/16 57521 CP Giro Balanced

Yld: 1.07% Purc: 8/18/03
10/16 57669 CP Atlantis One Funding

Yid: 1.12% Purc: 4/14/04
10/16 57670 CP Edison Asset

Yid: 1.10% Due: 3/10/04
10/17 57512 CP Paradigm Funding

Yid: 1.07% Purc: 8/14/03
10/17 57551 CP Special Purpose

Yld: 1.08% Purc: 8/25/03
10/17 57674 CP Atlantis One Funding

Yid: 1.14% Due: 4/15/04
10/17 57675 CP Moat Funding

YId: 1.13% Due: 3/9/04
10/20 57224 CP Moat Funding

YId: 1.27% Purc: 4/22/03

SALES

PURCHASE MATURITIES GAIN/LOSS COMMENTS

50,000,000
50,000,000
50,000,000
50,000,000
50,000,000
10,000,000
50,000,000
50,000,000
50,000,000
40,000,000
27,000,000
50,000,000
50,000,000
20,000,000
25,000,000

Purchase

Maturity

Purchase

Maturity

Purchase

Purchase

Maturity

Maturity

Purchase

Purchase

Maturity

Maturity

Purchase

Purchase

Maturity



POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)
for the month of October 2003

DATE LINE # SECURITY DESCRIPTION
10/20 57676 USTN

Yid: 1.63% Due: 9/30/05
10/22 57227 FNMA

Yid: 2.0% Purc: 4/22/03
10/22 57228 FHLMC

Yld: 2.5% Purc: 4/22/03
10/22 57683 CP Special Purpose

Yid: 1.11% Due: 1/23/04
10/22 57684 CP Atlantis One Funding

Yid: 1.15% Due: 4/21/04
10/23 57231 FHLB

Yld: 2.55% Purc: 4/23/03
10/23 57687 CP White Pine

Yid: 1.16% Due 4/23/04
10/23 57688 CP Greyhawk Funding

Yld: 1.10% Due 1/27/04
10/24 57419 CP Moat Funding

Yld: 1.04% Purc: 7/01/03
10/24 57598 CP Falcon Asset

Yld: 1.06% Purc: 9/15/03
10/24 57692 CP Montauk Funding

Yid: 1.11% Due: 2/06/04
10/24 57691 CP Sigma Finance

Yld: 1.10% Due: 1/26/04
10/27 57480 NCD Wells Fargo

Yld: 1.04% Purc: 7/28/03
10/27 57520 CP Surrey Funding

Yid: 1.08% Purc: 8/18/03
10/27 57534 CP Surrey Funding

Yld: 1.07% Purc: 8/20/03
10/27 57676 USTN

Yld: 1.625% Purc: 10/20/03

PURCHASE MATURITIES GAIN/LOSS COMMENTS

SALES
10,000,000
25,000,000
25,000,000
25,000,000
25,000,000
25,000,000
17,593,000
50,000,000
50,000,000
50,000,000
28,000,000
25,000,000
50,000,000
50,000,000
50,000,000
10,000,000

Purchase

Call

Call

Purchase

Purchase

Call

Purchase

Purchase

Maturity

Maturity

Purchase

Purchase

Maturity

Maturity

Maturity

Sell
10,156



POOL PURCHASES/SALES/MATURITIES (EXCEPT DAILY REPOS & MONEY MARKET)
for the month of October 2003

SALES

DATE LINE # SECURITY DESCRIPTION PURCHASE MATURITIES GAIN/LOSS COMMENTS

10/27 56867 FNMA 50,000,000 Sell
Yld: 6.5% Purc: 11/25/02 311,204

10/27 57693 CP Moat Funding 50,000,000 Purchase
Yld: 1.14% Due: 4/20/04

10/27 57694 CP Lexington Parker 50,000,000 Purchase
Yid: 1.11% Due: 2/04/04

10/27 57695 CP Bavaria TRR Corp. 50,000,000 Purchase
Yid: 1.12% Due: 1/26/04

10/27 57696 FFCB 25,000,000 Purchase
Yld: 2.14% Due: 10/27/05

10/29 56826 NCD BLB 50,000,000 Maturity
Yld: 1.8% Purc: 10/30/02

10/29 57704 CP Concord Minute 25,000,000 Purchase
Yld: 1.04% Due: 11/03/03

10/29 57705 CP Charta LLC 20,648,000 Purchase
Yld: 1.03% Due: 11/03/03

10/29 57706 CP Jupiter Corp. 8,187,000 Purchase
Yld: 1.05% Due: 11/05/03

10/30 57264 FHLB 50,000,000 Call
Yld: 2.6% Purc: 4/30/03

10/31 57526 FNMA 25,000,000 Sell
Yld: 2.3% Purc: 8/19/03 35,156

10/31 57714 CP Bunge Asset 50,000,000 Purchase
Yld: 1.05% Due: 11/03/03

10/31 57713 CP Giro Balanced 40,888,000 Purchase
Yld: 1.05% Due 11/03/03

10/31 57712 CP Eiffel Funding 10,000,000 Purchase
Yld: 1.06% Due 11/03/03

TOTALS 949,698,000 1,158,304,000 444,448



